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Certificateholder Monthly Distribution Summary

 
 

 Class 

1A1
2A1
2A2
2A3
2A4
AR
C
P

 
 

   Cusip   

126670UR7
126670US5
126670UT3
126670UU0
126670UV8
126670UQ9
126670UN6
126670UP1

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Residual
Prepay Penalties

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Fix-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

276,751,617.94
168,780,257.75
149,283,000.00
48,258,000.00
29,502,383.17

0.00
838,325,258.86

100.00

Pass
    Through    

Rate (%)

5.159380
5.029380
5.149380
5.259380
5.159380
0.000000
2.294068
0.000000

 
Principal

Distribution

4,292,732.18
4,699,829.88

0.00
0.00

378,509.79
0.00
0.00
0.00

 
Interest

Distribution

1,189,888.97
707,383.38
640,595.75
211,505.97
126,845.00

0.00
1,602,645.85

127,491.72

 
Total

Distribution

5,482,621.15
5,407,213.26

640,595.75
211,505.97
505,354.79

0.00
1,602,645.85

127,491.72

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

272,458,885.76
164,080,427.86
149,283,000.00
48,258,000.00
29,123,873.39

0.00
828,954,187.01

100.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B

126670UW6
126670UX4
126670UY2
126670UZ9
126670VA3
126670VB1
126670VC9
126670VD7
126670VE5

Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine

Junior

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

5.359380
5.379380
5.399380
5.539380
5.559380
5.659380
6.339380
6.459380
7.400128

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

136,664.19
120,027.42
70,754.38
68,665.23
63,006.31
60,130.91
65,110.72
52,617.03
53,899.77

136,664.19
120,027.42
70,754.38
68,665.23
63,006.31
60,130.91
65,110.72
52,617.03
53,899.77

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 817,500,358.86 9,371,071.85 5,297,232.61 14,668,304.46 0.00 808,129,287.01 0.00

Class C interest distribution includes $1.73 investment earnings from the carryover reserve fund.
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Principal Distribution Detail

 
 

 Class 

1A1
2A1
2A2
2A3
2A4
AR
C
P

 
 

Cusip

126670UR7
126670US5
126670UT3
126670UU0
126670UV8
126670UQ9
126670UN6
126670UP1

Original
Certificate
Balance

281,750,000.00
174,959,000.00
149,283,000.00
48,258,000.00
30,000,000.00

100.00
850,000,000.00

100.00

Beginning
Certificate
Balance

276,751,617.94
168,780,257.75
149,283,000.00
48,258,000.00
29,502,383.17

0.00
838,325,258.86

100.00

Scheduled
Principal

Distribution

4,292,732.18
4,699,829.88

0.00
0.00

378,509.79
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

4,292,732.18
4,699,829.88

0.00
0.00

378,509.79
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

272,458,885.76
164,080,427.86
149,283,000.00
48,258,000.00
29,123,873.39

0.00
828,954,187.01

100.00

Ending
Certificate

Factor

0.96702355194
0.93782216328
1.00000000000
1.00000000000
0.97079577950
0.00000000000
0.97524022001
1.00000000000

M1
M2
M3
M4
M5
M6
M7
M8
B

126670UW6
126670UX4
126670UY2
126670UZ9
126670VA3
126670VB1
126670VC9
126670VD7
126670VE5

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000

Totals 829,175,200.00 817,500,358.86 9,371,071.85 0.00 9,371,071.85 0.00 808,129,287.01

Class C interest distribution includes $1.73 investment earnings from the carryover reserve fund.
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Interest Distribution Detail

 
 

 Class 

1A1
2A1
2A2
2A3
2A4
AR
C
P

Beginning
Certificate
Balance

276,751,617.94
168,780,257.75
149,283,000.00
48,258,000.00
29,502,383.17

0.00
838,325,258.86

100.00

Pass
    Through    

Rate (%)

5.159380
5.029380
5.149380
5.259380
5.159380
0.000000
2.294068
0.000000

 
Current
Interest

1,189,888.97
707,383.38
640,595.75
211,505.97
126,845.00

0.00
1,602,645.85

0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

1,189,888.97
707,383.38
640,595.75
211,505.97
126,845.00

0.00
1,602,645.85

0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,189,888.97
707,383.38
640,595.75
211,505.97
126,845.00

0.00
1,602,645.85

127,491.72

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

5.359380
5.379380
5.399380
5.539380
5.559380
5.659380
6.339380
6.459380
7.400128

136,664.19
120,027.42
70,754.38
68,665.23
63,006.31
60,130.91
65,110.72
52,617.03
52,417.57

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

136,664.19
120,027.42
70,754.38
68,665.23
63,006.31
60,130.91
65,110.72
52,617.03
52,417.57

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

1,482.21

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

136,664.19
120,027.42
70,754.38
68,665.23
63,006.31
60,130.91
65,110.72
52,617.03
53,899.77

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 817,500,358.86 5,168,258.68 0.00 5,168,258.68 1,482.21 0.00 5,297,232.61 0.00 0.00 0.00 0.00

Class C interest distribution includes $1.73 investment earnings from the carryover reserve fund.
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Current Payment Information
Factors per $1,000

 
 

 Class 

1A1
2A1
2A2
2A3
2A4
AR
C
P

 
 

Cusip

126670UR7
126670US5
126670UT3
126670UU0
126670UV8
126670UQ9
126670UN6
126670UP1

Original
Certificate
Balance

281,750,000.00
174,959,000.00
149,283,000.00
48,258,000.00
30,000,000.00

100.00
850,000,000.00

100.00

Beginning
Certificate
Balance

982.259513540
964.684627518

1,000.000000000
1,000.000000000

983.412772472
0.000000000

986.265010424
1,000.000000000

 
Principal

Distribution

15.235961597
26.862464240
0.000000000
0.000000000

12.616992969
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.223208407
4.043137977
4.291150000
4.382816667
4.228166825
0.000000000
1.885465710

1,274,917.200000000

Ending
Certificate
Balance

967.023551943
937.822163278

1,000.000000000
1,000.000000000

970.795779503
0.000000000

975.240220012
1,000.000000000

Pass
    Through    

Rate (%)

5.159380
5.029380
5.149380
5.259380
5.159380
0.000000
2.294068
0.000000

M1
M2
M3
M4
M5
M6
M7
M8
B

126670UW6
126670UX4
126670UY2
126670UZ9
126670VA3
126670VB1
126670VC9
126670VD7
126670VE5

30,600,000.00
26,775,000.00
15,725,000.00
14,875,000.00
13,600,000.00
12,750,000.00
12,325,000.00
9,775,000.00
8,500,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.466150000
4.482816667
4.499483333
4.616150000
4.632816667
4.716150000
5.282816667
5.382816667
6.341150000

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.359380
5.379380
5.399380
5.539380
5.559380
5.659380
6.339380
6.459380
7.400128

Totals 829,175,200.00 985.919934484 11.301678885 6.388556496 974.618255599

Class C interest distribution includes $1.73 investment earnings from the carryover reserve fund.
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

5/25/06
2/ 1/06
4/28/06
5/15/06
4/21/06
4/ 1/06
5/ 1/06

30

4/25/06
5/25/06

30

Interest Rate Details

Libor Rate
Group 1 Net Rate Cap
Group 2 Net Rate Cap
Subordinate Net Rate Cap

4.95938%
7.48273%
7.34230%
7.40013%

Prefunding Detail

  

Target Funding Balance
Initial Funded Balance
Initial Unfunded Balance

Group I Group II Total

350,000,000.00
349,999,566.99

433.01

500,000,000.00
499,999,830.83

169.17

850,000,000.00
849,999,397.82

602.18

Subsequent Unfunded Amounts are passed through as Prinicpal at the end of the Prefunding Period
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Collateral Detail

Original Mortgage Loan Details

  

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

Group I Group II Total

1,977
350,000,000.00

8.00454%
7.49554%

360

2,502
500,000,000.00

7.85927%
7.35027%

360

4,479
850,000,000.00

Current Mortgage Loan Details

  

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

Group I Group II Total

1,953
19

1,934

2,477
25

2,452

4,430
44

4,386

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

345,001,617.94
175,908.71

4,116,823.47
0.00

340,708,885.76

493,323,640.92
213,582.55

4,864,757.12
0.00

488,245,301.25

838,325,258.86
389,491.26

8,981,580.59
0.00

828,954,187.01

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

7.99173%
7.48273%
7.98749%
7.47849%

7.85130%
7.34230%
7.84781%
7.33881%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

358
357

358
357
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Servicer Remittance Summary

Interest Remittance Amount

  

Scheduled Interest Collected
Interest Advances
Compensating Interest
Liquidation Interest Proceeds
Seller Shortfall Interest Requirement
Less: Advances and Expenses Reimbursed
Total Interest Remittance Amount

Group I Group II Total

2,098,471.65
51,587.91
3,824.16

0.00
0.00
0.00

2,153,883.72

2,950,278.51
65,551.29
6,313.06

0.00
0.00
0.00

3,022,142.86

5,048,750.16
117,139.20
10,137.22

0.00
0.00
0.00

5,176,026.58

Principal Remittance Amount

  

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

Group I Group II Total

175,908.71
18,778.09

4,098,045.38
0.00
0.00
0.00
0.00

4,292,732.18

213,582.55
20,917.76

4,843,839.36
0.00
0.00
0.00
0.00

5,078,339.67

389,491.26
39,695.85

8,941,884.74
0.00
0.00
0.00
0.00

9,371,071.85

Total Servicer Remittance 6,446,615.90 8,100,482.53 14,547,098.43
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Distributable Amounts

Principal Distribution Amount

  

Principal Remittance Amount
Extra Principal Distribution Amount
Transfer from Prefunding Account Month 1
Less: OC Reduction
Principal Distribution Amount

Group I Group II Total

4,292,732.18
0.00
0.00
0.00

4,292,732.18

5,078,339.67
0.00
0.00
0.00

5,078,339.67

9,371,071.85
0.00
0.00
0.00

9,371,071.85

Interest Funds

  

Interest Remittance
Less:  Trustee Fee
Interest Funds

Group I Group II Total

2,153,883.72
2,587.51

2,151,296.20

3,022,142.86
3,699.93

3,018,442.94

5,176,026.58
6,287.44

5,169,739.14

Swap Contract

Net Swap Payment

Net Swap Payment Received
Portion of Net Swap Payment Received allocated to Trust
Net Swap Payment Paid

91,089.57
0.00
0.00

Swap Termination Fee
Seniors Current Interest and Interest Carry Forward Amounts
Subordinate Current Interest and Interest Carry Forward Amounts
Extra Principal Distribution to meet OD Deficiency
Net Carryover Amounts Paid
Senior Unpaid Loss Amounts
Subordinate Unpaid Loss Amounts
Total

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Servicer Advances

  

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

Group I Group II Total

3,997.83
51,587.91

0.00
0.00

55,585.74

3,068.94
65,551.29

0.00
0.00

68,620.23

7,066.77
117,139.20

0.00
0.00

124,205.97

Fees of the Trust

  

Gross Master Servicing Fee
Net Master Servicing Fee Paid
Trustee Fee
Total Net Loan Fees

Group I Group II Total

143,750.67
139,926.52

2,587.51
142,514.03

205,551.52
199,238.46

3,699.93
202,938.38

349,302.19
339,164.97

6,287.44
345,452.41

Mortgage Prepayment Details

  

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

Group I Group II Total

4,098,045.38
0.00

3,824.16
3,824.16

0.00
59,499.76

13.42234%
1.19389%

4,843,839.36
0.00

6,313.06
6,313.06

-0.00
67,991.96

11.21685%
0.98655%

8,941,884.74
0.00

10,137.22
10,137.22

-0.00
127,491.72

Loan Substitution

  
Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

Group I Group II Total
0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00
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Loan Status

Delinquency Information

 
 
 

Group 1
Group 2

Total

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

30
37

67

1.55119%
1.50897%

1.52759%

5,615,744.79
6,447,146.76

12,062,891.55

1.64825%
1.32047%

1.45519%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

10
14

24

0.51706%
0.57096%

0.54720%

1,404,288.13
2,553,362.13

3,957,650.26

0.41217%
0.52297%

0.47743%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

0
0

0

0.00000%
0.00000%

0.00000%

0.00
0.00

0.00

0.00000%
0.00000%

0.00000%

 
 
 

Group 1
Group 2

Total

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0
0

0

0.00000%
0.00000%

0.00000%

0.00
0.00

0.00

0.00000%
0.00000%

0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0
0

0

0.00000%
0.00000%

0.00000%

0.00
0.00

0.00

0.00000%
0.00000%

0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0
0

0

0.00000%
0.00000%

0.00000%

0.00
0.00

0.00

0.00000%
0.00000%

0.00000%

Realized Loss Detail

  

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

Group I Group II Total

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I

Group II

N/A

N/A
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Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Remittance
Interest Remittance
Prepayment Charges
Total Available Funds

9,371,071.85
5,176,026.58

127,491.72
14,674,590.15

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

14,674,590.15

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Available Funds
Investment Income
Portion of Net Swap Payment Received allocated to Trust
Withdrawal from Principal Account
Total Deposit

14,674,590.15
1.73
0.00
0.00

14,674,591.88

Withdrawals To the trustee, the Trustee Fee
To the Counterparty, the Net Swap Payment
To the Classes, Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

6,287.44
0.00

14,668,304.44
0.00

14,674,591.88

Ending Balance 0.00
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Carryover Reserve Account

Beginning Balance
Deposits from Excess Cashflow
Withdrawals to Pay NRC
Ending Balance

1,000.00
1,482.21
1,482.21
1,000.00

For Details on the NRC Payment, see Interest Detail, page 3

Prefunding Loan Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
0.00
0.00
0.00

Swap Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
0.00
0.00
0.00

Credit Comeback Excess Account

Beginning Balance
Deposit Credit Comeback Excess Amount
Withdrawals
Ending Balance

0.00
0.00
0.00
0.00

Principal Reserve Fund

Beginning
Deposit
Withdrawal to AR , Class P
Ending Balance

100.00
0.00
0.00

100.00
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Floor
OC Target Amount
OC Reduction
OC Amount Ending
OC Deficiency Amount Ending
Credit Comeback Excess Cashflow
Excess Cashflow
Extra Principal Distribution Amount

20,825,000.00
4,250,000.00

20,825,000.00
0.00

20,825,000.00
0.00
0.00

1,604,126.33
0.00

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Senior Enhancement Percentage
Cumulative Loss Rate
Cumulative Loss Trigger Event
Trigger Event
Stepdown Date

0.159%
NO

0.000%
0.000%

NO
NO
NO
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Subordination

Credit Support

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 Percentage

Class M5
Class M5 Percentage

Class M6
Class M6 Percentage

Class M7
Class M7 Percentage

Class M8
Class M8 Percentage

Class B
Class B Percentage

  Original Current

684,250,200.00
82.521788%

30,600,000.00
3.690414%

26,775,000.00
3.229112%

15,725,000.00
1.896463%

14,875,000.00
1.793951%

13,600,000.00
1.640184%

12,750,000.00
1.537673%

12,325,000.00
1.486417%

9,775,000.00
1.178882%

8,500,000.00
1.025115%

663,204,287.01
82.066607%

30,600,000.00
3.786523%

26,775,000.00
3.313207%

15,725,000.00
1.945852%

14,875,000.00
1.840671%

13,600,000.00
1.682899%

12,750,000.00
1.577718%

12,325,000.00
1.525127%

9,775,000.00
1.209584%

8,500,000.00
1.051812%
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